JOURNAL OF OPTIMIZATION 
THEORY AND APPLICATIONS 
Editorial Board 


Volume 56, 1988 


Editor-in-Chief: A. Miele 


Aero-Astronautics Group, 230 Ryon Building 
Rice University, POB 1892, Houston, Texas 77251 


Secretary: P. Thomas 


Aero-Astronautics Group, 230 Ryon Building 
Rice University, POB 1892, Houston, Texas 77251 


Associate Editors 

J. Abadie, USA 

B. R. Agins, USA 

M. Avriel, Israel 

J. E. Bailey, USA 

N. V. Banichuk, USSR 
L. D. Berkovitz, USA 

J. V. Breakwell, USA 

C. G. Broyden, England 
R. Bulirsch, Germany 
L. Cesari, USA 

R. Conti, Italy 

J. B. Cruz, Jr., USA 

L. C. W. Dixon, England 
A. V. Fiacco, USA 


R. E. Kalman, USA 

S. Karamardian, USA 

G. Leitmann, USA 

C. T. Leondes, USA 

D. G. Luenberger, USA 

A. Lurie, USSR 

L. Mangasarian, USA 

Q. Mayne, England 

Meirovitch, USA 

Pachter, South Africa 

S. Pister, USA 

Polak, USA 
Pontryagin, USSR 
shel, USA 


K. 
O. 
D. 
M. 
K. 
E. 
E. 
R. 
I. Galligani, Italy S. 
F. Giannessi, Italy R. H. Sargent, England 

W. E. Schmitendorf, USA 

D. F. Shanno, USA 

M. Simaan, USA 

J. L. Speyer, USA 

W. Stadler, USA 

R. A. Tapia, USA 

V. A. Troitskii, USSR 

P. Varaiya, USA 

P. L. Yu, USA 

L. A. Zadeh, USA 

F. Zirilli, 


S. 
Ri 
M. Roberts, USA 
W. 
E. 


M. A. Golberg, USA 
K. G. Guderley, USA 
H. Halkin, USA 

E. J. Haug, Jr., USA 
M. R. Hestenes, USA 
Y. C. Ho, USA 

R. A. Howard, USA 
H. Y. Huang, USA 
D. G. Hull, USA 

M. D. Intriligator, USA 
R. E. Kalaba, USA 


Published monthly at 71 Winterstoke Road, Bristol BS3 2NT, England, by Plenum Publishing Corporation, 
233 Spring Street, New York, N.Y. 10013. In 1988, Volumes 56, 57, 58, and 59 (3 issues each) will be 
published. Subscription orders should be addressed to the publisher. Journal of Optimization Theory and 
Applications is abstracted or indexed in Applied Mechanics Reviews, Computer and Information Systems 
Abstracts Journal, Computing Reviews, Current Contents, Engineering Index, Mathematical Reviews, 
Referativnyi Zhurnal, Science Citation Index, and Zentralblatt fur Mathematik. © 1988 Plenum Publishing 
Corporation. Journal of Optimization Theory and Applications participates in the Copyright Clearance Center 
(CCC) Transactional Reporting Service. The appearance of a code line at the bottom of the first page of 
an article in this journal indicates the copyright owner's consent that copies of the article may be made for 
personal or internal use. However, this consent is given on the condition that the copier pay the flat fee of 
$6.00 per copy per article (no additional per-page fees) directly to the Copyright Clearance Center, I 
27 Congress Street, Salem, Massachusetts 01970, for all copying not explicitly permitted by Sections 107 
or 108 of the U.S. Copyright Law. The CCC is a nonprofit clearinghouse for the payment of photocopying 
fees by libraries and other users registered with the CCC. Therefore, this consent does not extend to other 
kinds of copying, such as copying for general distribution, for advertising or promotional purposes, for 
creating new collective works, or for resale, nor t> the reprinting of figures, tables, and text excerpts. 
0022-3239/88 $6.00 
Subscription rates: 

Volumes 56, 57, 58, and 59, 1988 (3 issues each) $133.75 per volume (outside the U.S., $148.75 per volume). 
Second-class postage paid at Jamaica, N.Y. 11431. Postmaster: Send address changes to Journal of Optimi- 


zation Theory and Applications, Plenum Publishing Corporation, 233 Spring Street, New York, N.Y. 10013. 


Air freight and mailing in the USA by Publications Expediting, Inc., 200 Meacham Avenue, Elmont, N.Y. 
11003. 


Printed in Great Britain. 


4 


Journal of Optimization Theory and Applications is published monthly at 71 
Winterstoke Road, Bristol BS3 2NT, England, by Plenum Publishing Cor- 
poration, 233 Spring Street, New York, N.Y. 10013. In 1988, Volumes 56, 
57, 58, and 59 (3 issues each) will be published. Subscription orders should 
be addressed to the publisher. Journal of Optimization Theory and Applica- 
tions is abstracted or indexed in Applied Mechanics Reviews, Computer 
and Information Systems Abstracts Journal, Computing Reviews, Current 
Contents, Engineering Index, Mathematical Reviews, Referativnyi Zhurnal, 
Science Citation Index, and Zentralblatt fir Mathematik. © 1988 Plenum 
Publishing Corporation. Journal of Optimization Theory and Applications 
participates in the Copyright Clearance Center (CCC) Transactional 
Reporting Service. The appearance of a code line at the bottom of the first 
page of an article in this journal indicates the copyright owner’s consent 
that copies of the article may be made for personal or internal use. However, 
this consent is given on the condition that the copier pay the flat fee of 
$5.00 per copy per article (no additional per-page fees) directly to the 
Copyright Clearance Center, Inc., 27 Congress Street, Salem, Massachusetts 
01970, for all copying not explicitly permitted by Sections 107 or 108 of 
the U.S. Copyright Law. The CCC is a nonprofit clearinghouse for the 
payment of photocopying fees by libraries and other users registered with 
the CCC. Therefore, this consent does not extend to other kinds of copying, 
such as copying for general distribution, for advertising or promotional 
purposes, for creating new collective works, or for resale, nor to the reprint- 
ing of figures, tables, and text excerpts. 0022-3239/88 $6.00. 


j 
i 
| 
3 i 
| 
| 
} 


JOURNAL OF OPTIMIZATION 


THEORY AND APPLICATIONS 
Vol. 56, No. 1 


January 1988 


CONTENTS 


SURVEY PAPER 


Mean, Variance, and Probabilistic Criteria in Finite Markov Decision 
Processes: A Review, D. J. White 


TUTORIAL PAPER 
On the Variational Process in Parameter Optimization, D. G. Hull 
CONTRIBUTED PAPERS 


On a Class of Optimum Problems in Structural Design, E. Cabib and 
G. Dal Maso 


Estimating Reachable Sets for Two-Dimensional Linear Discrete 
Systems, M. E. Fisher and J. E. Gayek 


On Solving Three Classes of Nonlinear Programming Problems via 
Simple Differentiable Penalty Functions, N. I. M. Gould 


Approximation of Solutions for Location Problems, H. [drissi, 
P. Loridan, and C. Michelot 


Time Optimal Control Computation with Application to Ship Steering, 
K. L. Teo and C. C. Lim 


TECHNICAL NOTE 


Hereditary Optimal Control Problems: Numerical Method Based upon 
a Padé Approximation, A. Y. Lee 


BOOK NOTICES 
GENERAL INFORMATION 
Editorial Policy 


Preparation of Papers 
Editorial Addresses 


31 


39 


67 


89 


127 


145 


157 
167 


169 
171 
175 


JOURNAL OF OPTIMIZATION 
THEORY AND APPLICATIONS 
Vol. 56, No. 2 February 1988 
CONTRIBUTED PAPERS 
An Optimal Evasion Problem: Complete Global Solution, M. Pachter 
An Optimum Approach in Target Tracking with Bearing Measurements, 
On Constraint Controllability of Linear Systems in Banach Spaces, 
A Class of Nondifferentiable Control Problems, S$. Chandra, B. D. 
Numerical Experience with the Truncated Newton Method for Uncon- 
strained Optimization, L. C. W. Dixon and R. C. Price ............. 245 
Sensitivity Analysis in Discrete Dynamic Programming, W. J. Hopp = 257 
Theories of Pursuit and Evasion, J. Mycielski ................20005 271 
A Stochastic Algorithm for Optimization Problems with Continua of 
GENERAL INFORMATION i 
~ 


Vol. 56, No. 3 


JOURNAL OF OPTIMIZATION 
THEORY AND APPLICATIONS 


CONTENTS 


CONTRIBUTED PAPERS 


Stochastic Two-Target Pursuit-Evasion Differential Games in the Plane, 
Y. Yavin 


Stochastic Pursuit-Evasion Differential Games in 3D Y. Yavin and 
R. De Villiers 


Experiments with Successive Quadratic Programming Algorithms, 
Y. Fan, S. Sarkar, and L. Lasdon 


Global Convergence and Stabilization of Unconstrained Minimization 
Methods without Derivatives, L. Grippo, F. Lampariello, and S. Lucidi 


Intersections of Extremals in Linear-Quadratic Control Problems, 
J. Kogan 


Recursive Solution of Linear-Quadratic Nash Games, for Weakly Inter- 
connected Systems, B. Petrovic and Z. Gaijic 


Sensitivity Analysis in Multiobjective Optimization, T. Tanino 


GENERAL INFORMATION 


Preparation of Papers 
Editorial Addresses 


March 1988 


325 


345 


359 


385 


407 


433 


463 
479 


501 
503 
507 


511 


1 
| 
.. 
| 
|. 
Strong Convergence of Projection-Like Methods in Hilbert Spaces, 


= a 


- 
— 


